CUADROS DE BONOS ARGENTINOS EN PESOS – 16/07/2021
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BONOS EN PESOS CON CER
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BONOS EN PESOS CON TASA FLOTANTE
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BONOS EN PESOS CON CUPON FIJO
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16-Jul-21

BONO TESORO 10/2021
BONO TESORO 10/2023
BONO TESORO 10/2026

PRECIO
x 100 nom.

101.35

67.50

45.99

TR

46.054%
47.404%

50.082%

DURACION
(afios)
0.195
1.791
2.694

DURACION
MODIFICADA-
(%)
0.133
1.215
1.795

Valor
Tecnico

105.612
104.133
104.004

Capital
residual
(%)
100.00%
100.00%
100.00%

Paridad
(%)
95.96%
64.82%
44.22%

Préximo
Vencim.

3-Oct-21
17-Oct-21
17-Oct-21

Tasa  Cédigo
Maturity ~ Cupén MERVAL

3-Oct-21 18.200% TO21
17-Oct-23  16.000% TO23
17-Oct-26 15.500% TO26
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Nombre
MERVAL

PR13
TC21

T2X2
DICP
PARP
TX21

TX22
TX23
TX24
TX26
TX28

ul-21

ESPECIE

CONSOLID. 6TA. 2%
BONCER 2021 4.00%
BONCER 2022 1.30%
DISC. PESOS

PAR PESOS

BONCER 08/2021 1.00%
BONCER 09/2022 1.20%
BONCER 03/2023 1.40%
BONCER 03/2024 1.40%
BONCER 03/2026 2.00%
BONCER 03/2028 2.25%

32.89776

PRECIO
x 100 NOM.

728.50

531.90

152.00

2510.00

966.00

169.05

160.75

157.00

149.25

120.95

114.30

TIR
(%)

-1.062%
-0.094%

2779%
8.341%
10.491%
-0.434%
3.102%
3.649%
4.812%
6.658%
7.824%

21-Jul-21

MACAULAY MODIFIED
DURATION DURATION
(afios) (%)

1.375 1.390
0.003 0.003
1.160 1.129
5.808 5.444
9.990 9.041
0.044 0.044
0.657 0.638
1.658 1.600
2.627 2507
4.087 3.832
4.630 4.294

PARIDAD
(%)

28.12%
100.03%

98.33%
87.23%
42.54%
98.71%
97.86%
96.44%
91.68%
83.26%
78.65%

Valor  Préximo
Tecnico  Vencim.
+CER

711.356
531.725
154.577
2877.550
2270.705
171.260
164.263

15-Aug-21
22-Jul-21
20-Sep-21
31-Dec-21
30-Sep-21
5-Aug-21
18-Sep-21
162.791 25-Sep-21
162.791 25-Sep-21
145.263 9-Nov-21
145.334 9-Nov-21

Maturity

15-Mar-24
22-Jul-21
20-Sep-22
31-Dec-33
31-Dec-38
5-Aug-21
18-Mar-22
25-Mar-23
25-Mar-24
9-Nov-26
9-Nov-28
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BADLAR
LEBAC
TASA POLITICA MONETARIA

BOCON 8va BADLAR
BONTE 2021 - TASA BADLAR + 100 P.B.

PVCIA. BS.AS./2015 BADLAR +375bps

34.1875

38.0000

X 100 nom.
70.300
106.550

85.700

TIR

41.152%
62.101%

55.372%

16-Jul-21

MACAULAY MODIFIED
DURATION DURATION  Maturity

(afios)
0.712
0.044

1.993

(%)
0.505  4-Oct-22
0.027 5-Aug-21

1.283 12-Apr-25

Nombre
MERVAL

PR15
TB21

PBA25




